SUMMARY This article presents an analysis of study loss in a three year longitudinal study of 1816 employees at two Danish shipyards, one of which closed just before the start of the study. The aim of the study was to elucidate the health consequences of a company closedown and the subsequent job loss.
The study population responded to an identical questionnaire in 1983, 1984 and 1985 . The participation rate in 1983 was 73%. The percentage ofdrop outs in 1984 and 1985 was 15 -20% of the total numbers responding in the first year. We examined this study loss in relation to the characteristics of the respondents, using the first round of data collection as a baseline. In a multivariate analysis, age and seniority at the shipyard were the only variables that were significantly associated with non-participation in 1984 and 1985. It is concluded that the drop outs did not appear to introduce a serious risk of selection bias in 1984 and 1985 Experience has shown that the rate of nonparticipation in studies using several rounds of data collection can be high. Longitudinal studies on unemployment and health have reported a study loss from the initial study population ranging from about a third' to half or more than half.24
Regardless of the extent, study loss must always give rise to considerations about selection bias. Several studies have shown that non-participants can be markedly different from participants with regard to, for example, occupation, marital status, age, health status and lifestyle, eg, alcohol use and smoking.5'-The information available on this issue is, however, not consistent. Consequently, non-participants cannot a priori be considered to be a random sample of the total study population, even though in practice most studies have no alternative to this assumption because the study loss cannot be described more precisely in relation to the aims of the study, owing to the lack of information.
Selection bias is only a problem for the calculated risk estimates if participation is associated with exposure and outcome variables or with confounding factors. '2 13 In studies on the health consequences of unemployment the difference between the health status of employed and unemployed people can be misjudged if non-participation is associated with both health and employment status. If study loss is especially high among unemployed people in poor health, this will imply an underestimation of the difference, whereas if study loss is especially high among employed people in good health, this will imply an overestimation of the difference.
In longitudinal studies in which data collection is based on interviews or questionnaires, study loss can be divided'3 into non-respondents, who did not participate in the first round of data collection and who consequently will not be included in the study; and drop outs, who participated in the first round of data collection but not in the subsequent rounds. The empirical possibilities for examining these two types of non-participant differ greatly. In the best situation, non-respondents can be described through the standard information gained from other data sources, for example the registers that have provided the basis for establishing the 
Methods
The study population was established on the basis of personnel registers from Helsing0r and Dannebrog Shipyards. Helsing0r Shipyard closed down in 1983, whereas Dannebrog Shipyard is still operating. The study population from Helsing0r Shipyard comprised all the salaried staff and all the male wage earners who in 1982 had been employed at the shipyard for at least 6 months. The study population from Dannebrog Shipyard comprised all the male wage earners who were employed in September 1983.
Questionnaires in Danish were dispatched to the study population, which only comprised people with Danish citizenship. (More than 10 different nationalities were represented at the two shipyards in 1983.) The final study population in the first round (TI) in 1983 consisted of 2504 people, 1816 of whom responded to the questionnaire. The participation rate was 73%. The number of non-respondents among the wage earners at Helsing0r Shipyard was particularly high. The 1816 respondents were then included in the second and third rounds in 1984 (T2) and 1985 (T3) respectively. This population comprised several subpopulations, as it included male salaried staff (273), male wage earners (1328), female salaried staff (61) and people outside the labour market (154, primarily early retirement pensioners and students).
We chose to carry out study loss analyses of the male salaried staff and wage earners at Tl (1601), as the group of female salaried staff was quite small and the group of people outside the labour market had no relevance to the aim of the study. Table 1 shows the size of the study population at each round of data collection, and the participation rate. Before each round people who in the intervening period had either retired or left the labour market for other reasons (eg, emigrated or died) were excluded. It Our purpose in carrying out these study loss analyses was to examine whether non-participation was associated both with exposure variables, such as unemployment in 1983, and with outcome variables, such as psychological well being and psychosomatic 
